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SECTION A — (10 × 2 = 20 marks)

Answer any TEN questions.

1. State the simple regression model.
2. What do you meant by coefficient of determination?

3. Define least-Square estimator of β.
4. Give the definition of subset of regressor variable.

5. How to check model adequacy?
6. Define weighted least square.

7. What do you understand by stepwise regression?
8. State the ridge estimator.
9. Give the uses of Non-linear regression.

10. Define Non-linear regression.

11. Define method of least squares.
12. Give any one sources of multicollinearity.

SECTION B — (5 × 5 = 25 marks)

Answer any FIVE questions.

13. Consider the simple linear regression model
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14. Explain testing significance of regression.
15. Describe residual plots for checking normality.

16. Explain ridge regression.

17. Give the description of parameter estimate using Gauss-Newton method.

18. Describe detection of influential observations.

19. Explain selection of variables using backward elimination method.

SECTION C — (3 × 10 = 30 marks)

Answer any THREE questions.

20. Describe test of hypothesis about parallelism.

21. Briefly explain significance of R2 and adjusted R2.
22. Give the description of Durbin – Watson test for autocorrelation.

23. Explain methods of multicollinearity.

24. Describe estimation of parameter using Steepest Descent method.
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